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Kenneth R. Jackson

< Vice President
SCE&G® Rates and Regulatory Services

A SCANA COMPANY
kiackson@scana.com

November 12, 2009

Mr. Charles L. A. Terreni

Chief Clerk and Administrator

Public Service Commission of South Carolina
Post Office Box 11649

Columbia, SC 29211

Mr. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina
Post Office Box 11263

Columbia, SC 29211

Dear Messrs. Terreni and Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for October, 2009.

If you have any questions concerning this report, please do not hesitate to call.
Sincerely,

A

Kenneth R. Jackson

Cc: Scott Elliott, Esq.

Encs.
Risk Management Program Adjustments
SCE&G Results
SCE&G Outstanding Positions

SCANA Corporation — 200 Operation Way ~ MC C111 - Cayce, South Carolina - 29033-3701 - (803) 217-7805
www.scana.com



South Carolina Electric & Gas Company
Risk Management Program Adjustments

For October 2009
Docket 2006-144-G Docket 2006-5-G Inception To
Order 2006-331 Order 2006-679 Current Month Date

Broker Fees 579.00 19,813.98 513.27 20,906.25
Software - 126,346.80 7,550.84 133,897.64
Subscriptions - 103,500.00 - 103,500.00
Labor - 72,483.64 3,689.22 76,172.86
Carrying Cost - 307,593.01 28.63 307,621.64
Non Hedging Addition to Cost of Gas 579.00 631,884.36 11,781.96 642,098.39
Hedging Additions / (Subtractions) 2,337,480.00 _39,517,709.60  1,984,647.40  43,839,837.00
Total 2,338,059.00 _ 40,149,593.96  1,996,429.36  44,481,935.39

Interest Rate 0.3367%
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SCELG October 2009 Results ;
i
Trade Date PUT/CALL Contracts Month Strike Price Trade Price Market Price Total Cost . Current Value Mark to Market g
25MAR0B 7.190 0locTos 0.00 9.015 3.730 {640,065.00) 264,830.00 (375,235.00) ;
25MAROS 10.00  010CT0% 0,00 9.030 3.730 {903, 000.00) 373,000.00 ’ (530, 000.00)
26MARO8 2.80 010CT08 0.00 9.180 3.730 (238,680.00) . 946,980.00 (141,700.00) ::
27MARDS 2.60 010CT09 0.00- 9.045 3.730 | (235,170, 00) 96,920.00 (138,190.00)

28MARDB . 1.30  ‘01ocT09 0.00 ’ 9.230 3.730 (119, 990.00) 48,490,00 {71,500.00)

Ol1APROS - 0.60 ¢10CTO9 0.00 8.910 3.730 (53,460.00) 22,380.00 {31,080.00)
08APROS . 0.60 010CTO09 0.00 9.2867 3.730 . {S5,602.00) 22,380.00 {33,222.00)
15APROS8 0.50 01ocTo9 0.00 9.376. 3.730 {46,880.00} 18,650.00 (28,230.00)
22APRO8 0.60  010CTOS 0.00 9.957 3.730 {59,742.60} 22,380.00 (37,352.60) {
29APROS 0.50 01CCTOS 0.00 3.851 3.730 {49,255.00) 18,650.00 (30, 605.00) :
* 06MAY08 0,80 010CT09 0.90 10.197 3.730 (61,183.20) 22,380.00 (38,803.20) ‘
13MAYO8 0.60 010CT09 0.00 10.549 3.730 (63,294.00) 22,3680.00 {40,914.00)
20MAYO08 0.50 010CT09 0.00 10.717 3.730 {53,585.00) 18,650.00 {34,935.00) ‘
274AY08 0.60 0locTos 0.00 10.896 3.730 {65,376.00} 22,380.00 ’ {42,996.00) .
03JUNOS 0.50 0locTtos 0.00 10.977 3.730 {54,885.00) 18,650.00 {36,235.00) ,
20JUNO8 0.80 010CT09 a.o00 11.139 3.730 {66,834.00) 22,380.00 (44,454.00) I
17JuNoO8 0.60 010CTO9 0.00 11.520 3.730 {69,120.00) 22,380.00 (48,740.00) i
24JUNO8 0.50  010CTO9 0,00 11.820 3.730 (59,100.00) 18, 650.00 (40,450.00) i
01JUL08 0.60 010CTO09 0.00 12.056 3.730 (72,333.60) 22,380.00 (49,953,60) j
08JULCS8 0.50 O1ocTO9 0.00 11.544 3.730 157,719.00) 18,650.00 {39,069.00}
153UL08 0.60 010CT09 0.00 11.107 3.730 {66,642.00) 22,380.00° {44,262.00) .
22JUL08 0.60 01CCTos 0.00 10.022 3.730 {80,128.00) 22,380_.00 (37,745.00) ,
29JULO8 0.50 o1ccros 0.00 3.514 . 3.730 {47,572.00) 18, 650.00 (28,922.00) '
280CTO8 CALL 1.00 010CcTO09 $.00 0.730 0.000 (7,300.00) 0,00 (7,300.00) .
02DEC08 CALL 1.00 0LO0CTO9 8.55 0,700 a.000 (7,000.00) 0.00 (7,000.00) . I
06JANO I CALL 1.00 010CT09 .30 . 0.670 0.000 {6,700.00) 0.00 (6,700.00) ’
10FEBO9 CALL 1.10 910CT0% 6.35 0.540 0.000 {5,940,00) 0.00 {5,940.00) j
17MAROY CALL 1.00 010CTO09 5.45 D.4490 0.000 {4, 400.00) 0.00 {4,400.00) i
21APROS CALL 1.00 010CT09 5.00 0.420 0.000 {4,200.00) 0.00. {(4,200.09) :
26MAY0S CALL 1.00 010CT09 4.80 0.3%0 0.000 {3,900,00) 0.00 (3,900.00) ’
30JUN09 CALL 1.00 010CT09 4.90 0.430 0.000 . {4,300.00) 0.00 {4,300.00) 1
04AUGO9 CALL 1.00 010CT09 4,55 0.420 0.000 (4,200.00) 0.00 (4,200.00)
08SEPQ9 CALL 1.00 01ocTo9 2.85 0.240 0.880 (2,400,00) 8,800,00 €,400,00 !
28SEP09 (10.00) 010CTO9 0.00 3.725 3.730 372,500.00 (373, 000.00) (500.00)
33.80 +010CTO9 {2,877,457.40) 892,810.00 (1,984,647.40) :
!

33.80 {2,877,457.40} 892, 810.00 {1,984, 647.40) H
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SCESG Outstanding Positions -

Trade Date PUT/CALL Contracts Month Strike Price Trade Price Market Price Total Cast Current Value Mark to Market
03JUNC8 1.300 01DECOS 0.0000 11.5850 5.0450 (150, 605.00}) +65,585.00 {85,020.00)
10JUNO8 1.300 0iIDECO3 0.0000 11.7310 5.0450 (152,503.00}) 65,585.00 {86,918.00) :
17JUNO8 1.200 01DZCO9 0.0000 12,1100 ° 5.0450 {145, 320.00) €0,540.00 {84,780.00) 0
24JUNO8 . - 1.300 01DEC09 ©.0000 12.4150 5.0450 {161, 395.00} 65,585.00 (95,810.00)
01JULO8 1.300 01DECO3S 0.0000 12.6768 5.0450 {164,798.40) 65,585.00 {99,213.40) ;
08JULOS 1.200 Q1DECOS 0.0000 12,1960 5.0450 | T {148,352.00) 60,540.00 {85,812.00)
15JUL08 1.300 01DECO9 0.0000 11.8070 5.0450 - (153,491.00) » 65,585.00 (87,506.00)
22JUL08 1.300 01DECOS 0.0000 10.6800 5.0450 (138,840.00) 65,585.00 {73,255.00)
29JUL.08 1.200 01DECO9 0.0000 10.1544 5.0450 {121,852.80) 60,540.00 {61,312.80)
02DECO8 CALL 2,000 01DEC09 9.2500 a.7700 0.00190 {15,400.00) 20,00 {15,380.00)
09DECO8 CALL 1.000 01DECO9 68.9500 0.7200 0.0010 17,200.00) 10.00 (7,190.00)
16DECO8 CALL 2,000 01DECO0s 8.7000 0.7200 0.0010 {14, 400.00) 20.00 {14,380.00}
23DECO8 CALL 1.000 01DECO9 8.3000 0,6900 0.0010 {6,900.00) 10.00 (6,890.00) i
30DECGS CALL 2.000 01DECOS 8.7500 0.7000 ¢.0010 (14,000.00) 20.00 (13,980.00) ;
06JANOS CALL 2,000 01DECOS 9.0500 0.7500 0.0001 {15,000.00} 2.00 {14,998.00) {
13JANOS CALL 2.000 0iDECO9 8.3000 0.6700 0.0010 (13,400.00) 20.00 (13,380.00)
20JAN0OY CALL 1.000 01DECO9 - 7.8000 6.6300 . 0.0010 (6,300.00) 10.00 16,290.00)
27JANCS CALL 2.000 01DECO3 7.8500 0.6400 0.0010 {12,800.00) 20.00 {12,780, 00)
03FEBOS " cALl 1.000 Q01DEC09 7.3000 0.6300 0.0030 {6,300.00) 30.00 {8,270.00)
10FEBO9 CALL 2.000 01DECO0S 7.2500 0.6500 . 0.0037 {13,000.00) 74.00 (12,926.00)
17FEBOS CALL 2,000 01DEC09 7.0000 0.5700 0.0060 {11,400,00) 120.00 {11,280.00)
24FEROS CALL 2.000 G1DECOS §.8000 0.5800 0.0090 {11,600.00} 180,00 {11,420.00) i
03MAR0GS CALL 1.000 01DECDS §.9500 0.5600 0.0070 (5,600.00) 70.00 (5,530.00) i
10MAROS CALL 2.000 01DECOS 6.5500 0.5500 0.0180 (11,000.00) 360.00 {10, 640.00)
17HAROS CALL 1.000 01DEC09 6.4500 0,5300 0.0200 (5,30G.00) 200.00 (5,100.00)
24MAROS CALL 2.000 01DECO9 . 6.9000 0.5900 0.0080 (11,800.00) 160.00 {11,640.00)
31MARO9 CALL 2.000 0IDEC09 - 6.3000 0.5500 0.0280 (11,000.00) 560.00 (10, 440.00) '
07APROS CALL 2.000 Q1DECO09 6.2000 0.5350 0.0360 (10, 700.00) 720,00 {9,980.00) ’
14APRO9 CALL 1.000 01DEC09 6.3500 0.5400 0.0250 {5,400.00} 250.00 {5,150.00) |
21RPROS CALL 2.000 01DEC09 6.2000 0.5500 0.0360 {11,000.00) 720.00 {10,280.00)
28APROS CALL 1.000 O1DEC09 6.0000 0.5200 0.0551 {5,200.00) 551.00 (4,649.00)
Q5MAY09 CALL 2.000 01DEC09 6.1500 '0.5400 0.0400 (10,800.00) 800.00 {10, 000.00) K
12MAY09 CALL 2.000  O1pECOS 6.6500 0.6100 0.0117 (12,200.00) 234.00 {11,966.00})
19MAY09 CALL 2.000 01DEC09 6.4000 0.5750 ¢.0230 (11,500.00) 460,00 {11,040.00}
28MAYQ9 CALL 1.000 01DEC0S §.1500 0.5300 0.0400 (5,300.00) 400.00 {4,900.00) !
02JUN0S CALL 2.000  01DECO09 6.5500 0.5900 g.0180 (11,800.00) 360.00 (11, 440.00)
09JUNOS CALL 1.000 01DEC09% 8.5500 0.5800 06.0180 (5,800.00) 180.00 {5,620.00)
16JUNOS CALL 2,000 O01DECO09 6.7500 0.5900 0.0100 (11,800.00) 200.00 (11, 600.00)
23JUNCY CALL 2.600 01DEC09 6.0500 0.5600 .0.0495 {(14,560.00) 1,287.00 (13,273.00) -
3QJUnOS CALL 2.000 G1DECOS 6.0000 0.5700 0.0551 {11,400.00) 1,102.00 (10,298.00)
07JUL09 CALL 1.000 01DECO9 5.7000 0.5300 0.1000 {5,300.00} 1,000.00 {4,300.00)
14JUL09 CALL 2.000 O1DEC03 5.7000 0.5000 0.1000 {10,000.00} - 2,000,400 {8,000.00)
21JuL09 CALL 1.000 O1DEC0S 5.9500 0.5300 0.0611 (5,300.00) 811.00 {4,685.00)
2870L09 CALL 1.000 01DEC09 5.6000 0.5400 0.1210 {5,400.00) 1,210.00 {4,190.00)
28JUL0S CALL 1.000 O1DEC09 5.6000 0.5300 0.1210 {5,300.00) 1,210,00 {4,090.00}
04AUG09 CALL 2.000 01DECO09 6.1000 0.5600 0.0445 {11,200.00) 890.00 {10,310.00}
11A0G09 CALL 2.000 01DEC09 5.7500 0.5500 0.0910 {11,000,00) 1,820.00 {9,180.00}
18AUGOS CALL 1.000 01DEC09 5.45800 0.5200 0.1464 (5,200.00) 1,464.00 (3,736.00}
235AUG09 CALL 2.000 01DECO9 5.3500Q 0.5100 0.1905 (10,200.00) 3,810.00 {6,390.00}
01SEP09 CALL 1.000 01DECO09 5.0000 0.4650 0.3340 (4,650.00) 3,340.00 (1,310.00)
08SEPOS CALL 2,000 01DECO9 4.8000 0.4600 0.4473 . {9,200.00) 8,946,00 (254.00}
15SEP09 CALL 2.000 O1DECO9 3.2500 0.5100 0.2250 (10,200.00) 4,500.00 (5,700.00)
22SEPOS CALL 2.000 01DEC09 5.1500 0.5200 0.2648 (10,400.00) 5,296.00 (5,104.00}
29SEP09 CALL 1.000 0lDECOS $.5500 0.5600 0.1336 (5,600.00) 1,336.00 (4,284.00) i
B86CCTOS CALL 2.000 01DEC09 5.7500 0.5000 0.0810 {10,000.00) 1,820.00 {8,180.00) '
130CcT09 CALL 1.000 01DEC09 5.4500 0.4250 0.1600 (4,250.00) 1,600.00 (2,650,00) "
200CT09 CALL 2,000 OQlDEC09 5.8500 0.4300 0.0750 {8, 600.00) 1,500.00 {7,100.00)
270CT09 CALL 2.000 O1DEC09 5.2500 0.3200 0.2250 {6,400.00) 4,500.00 {1,900.00)

92.000 ¥“01DECO9 11,793,217,20) 631,133.00 {1,162,084.20)
01JUL08 : 1.100 01JAN1O 0.0000 12.8981 5,3900 {141,879.10) 59,290.00 (82,585.10)
08JULOS 1.100  01JAN10 0.0a00 12.4193 5.3900 {136,612.30) 59,290.00 (77,322.30)
15JUL08 1.100 01JaN10 0.0000 12.0370 5.3%00 {132, 407.00} 539,250.00 {73,117.00)
22JUL08 1.000 01JAN10 0.0000 10.9050 5.3900 {109, 050.00) 53, 900.00 {55,150.00)
29JUL08 1.100 01JAN10 +0.0000 10.4144 5.3900 {114,558.40) 59,290.00 {55,268.40)
30DECO8 CALL 2.000 01JAN1O 9.0000 0.7500 0.0060 {15,000.00) 120.00 {14,880.00)
06JANOS CALL ) 1,000 01JAN1O 9.4000 0.7800 0.0038 {7,800.00) 38.00 {7,762.00)

13JRNOS CALL 2.000 01JAN1O 8.7000 0.7100 0.00%0 (14,200.00) 180.00 {14,020.00)

i
H
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Trade Date PUT/CALL Contracts Month Strike Price Trade Price Market Price Total Cost Current Value Mark to Market
20J0AN0S CALL 1.000 01JAN1GQ 8.4000 0.5400 0.0130 (6,400.00) 130.00 (6,270.00)
27JANOS CALL 2.000 01JAN10 8.3000 0.6600 0.0140 (13,200,00) 2B0.00 (12,920.00)
03FEBO9 CALL 1,000 01JAN1O 7.8000 0.6300 0.0270 {6,300.00) 270.00 {6,030,00)
10FEBO9 CALL 2.000 Q1JAN1O0 7.6000 0.6800 0.0343 {13,600.00) 686.00 {12,914.00)
17FEBQS CALL 1.000 Q1JANLD 7.3000 0.6100 0.0500 (6,100.00) 500.00 {5,600.00)
24FERQ9 CALL 2,000 O1JANILIOQ 7.3000 0.5700 0.0500 {11,400,00) 1,000.00 {10, 400,00)
03MARQY CALL 1.000 D1JAN1Q 7.2500 0.6000 0.0530 (6,000.00) 330,00 (5,470.00)
10MAROY CALL 2.000 01JAN1Q 6,9000 0.5800 ¢.0830 111, 600.00) 1,650.00 (9,940.00)
LTMARO9 CALL 1.000 0LJIAN1O 6.8000 0.5550 0.0940 {5,550,00) 540.00 {4,610.00)
24MRROY CALL 2.000 01JAN1CO 7.3000 0.6100 0.0500 {12,200.00} 1,000.00 {11;200.00)
31MARQS CALL 1.000 01JAN10 6.7500 0.5700 0.1000 {5,700.00) 1,000.00 {4,700.00)
07APROS CALL 2.000 01JAN10 6.7000 0.55Q0 0.1060 {11,000.00) 2,120.00 {8,880.00)
14APROS CALL 1.000 01JAN10 §.6000 0.5700 0.1200 (5,700.00) 1,200.00 {4,500.00)
21APROS . CALL 2.000 01JAN10 6.55%00 C.5800 0.1270 (11, §00.00) 2,540.00 {9,060.00)
28ARPROS CALL 1.000 01JAN10 §.3000 0.5500 0.1717 (5,500.00) 1,717.00 (3,783.00)
05MAYO09 CALL 2.000 01JAN1O 6.4800 0.5700 0.1356 (11,400.00) 2,712.00 (8,688.00)
12MAY09 CALL 1.000. GlJAN1O 6.9500 0.6400 0.0781 {6,400.00) 781.00 {3,619.00)
15MAY0S CALL 2.000 Q1JAN10 €.8000 . 0.6000 0.0940 {12,000.00}) 1,880.00 (10,120,00)
2€MAY09 CALL 1.000 O1JAN1O 6.5500 0.5700 0.1270 {5,700.00} 1,270.00 (4,430.00)
02JUNOS CALL 2.000 O1JANIO 7.0000 0.6200 0.0734 (12, 400.00) 1,468.00 (10,932.00)
09JUNOS CALL 1.000 01JAN1O 6.9500 0.6100 0.0781 {6,100,00) 781.00 (5,319.00}
16JUNGY- CALL 2.000 01JAN1Q 7.1000 0.6200 0.0640 (12, 400.00) 1,280.00 {11,120.00)
23J0N09 CALL 1.700 01JAN10 6.4000 0.5900 0.1527 (10, 030.00) 2,595.90 {7,434.10)
3QJuNO9 CALL 2.009 01JAN1O §.4500 0.5300 0.1438 (11,800.00) 2,878.00 (8,922,00)
07JULO9 CALL 1.000 C1JAN1Q 6.1500 0,5400 0.2030 (5,400.00) 2,030.00 {3,370.00)
14JUL0O9 CALL 2.000 01JAN1Q $.1000 0.5300 0.2160 {10, 600.00) 4,320.00 {6,280.00)
21JUL0S CALL 1.000 ' 01JAN10 6.3000 0.5600 6.1717 (5,600.00} 1,717.00 (3,883.00)
28JULD9 CALL 2,000 O1lJAN10 6.0500 0,5600 0.2280 {11,200.00) 4,560.00 {6,640,00)
04AUG0S CALL 1.000 01JANLD 6.4500 0.5300 0.1439 {5,900.00) 1,439.00 (4,461.00)
11aUG09 CALL 2.000 01JAN10 6.1500 0.5700 0.2030 {11,400.00) 4,060.00 (7,340.00}
18AUG09 CRLL 1.000 01JAN10 5.8900 0.5500 0.2698 {5,500,00) 2,498.00 {2,802.00)
253UG09 CALL 2.00¢0 01JAN10 5.7500 0.5400 D.3172 (10,800.00) 5,344.00 {4,456.00)
01SEPO9 CALL 1.000 01JAN10 5.4000 0.5100 0.4540 {5,100.00) 4,540.00 (560.00).
0BSEPOS CALL 2.000 01JAN10 5.2500 0.4900 0.5312 (9,800.,00) 10,624.00 824.00
15SEP09 CALL 1.000 O1JAN10 5.7000 0.5400 0.3340 (5,400.00) 3,340.00 (2,060.00)
22SEP09 CALL 2.000 01JAN10 5.6000 0.5500 0.3700 (11,000,00) 7,400.00 (3,600.00)
29SEP0S CALL 1.000 01JAN10 6.0100 0.5800 0.2416 (5,800.00} 2,415.00 (3,384.00)
060CT09 CALL 2.000 01JAN1O 6.0500 0,6000 0.2280 {12,000.00) 4,5%0.00 (7,440.00)
130CT09 CALL 1.000 01JAN10 5.8000 0.5300 0.3000 {5,300.00) 3,000.00 (2,300.00)
200CT09 CALL 2.000 O1JaN1O 6.1500 0.5500 0.2030 {11,000.00) 4,060.00 (6,940.00)
270CT09 CALL 1.000 01J0AN10 5.6000 0.4800 0.3700 {4,600.00) 3,700.00 {900.00}
72.100 #*01JAN1O 11,027,986.80) 393,424.90 (634, 561.90)
23JUL08 0.%00 OLFEB10 0.0000 10,3784 5.4440 (93,405.60) 48,996.00 (44,409.60)
03FEBO9 CALL 1.000 Q1FEB1Q 8.0500 0.8200 0.05q0 (6,200.00) 500.00 (5,700.00)
10FEBO9 CALL 1.000 O1FEB10 7.7000 0.6700 0.0736 {s8,700.00) 736.00 {5,964.00)
17FERO9 CALL 2.000 O1FEB10 7.5000 0.8200 0.0840 (12,400.00) 1,680.00 {10,720.00)
24FEBOS CALL 1.000 OlFEB10 7.4000 0.6000 0.0930 {6,000,00) 930.00 {5,070.00}
03MARQS CALL 1.000  01FEBL0O 7.4500 0.5850 0.0880 (5,850.00}) '880.00 {4,970.00)
1OMAROS CALL 2,000 O1FEB10 7.1500 0.5800 0.1170 (11,600.00) 2,340.00 {9,260.00)
17MARO9 CALL 1.000 O1FEB1O 6.9500 0.5500 0.1420 {S, 500.00} 1,420.00 (4,080.00)
24MAROY CALL 1.000 OlFEB10 7.5000 0.6000 0.0840 {6,000.00) 840.00 {5,160.00)
31MAROS CALL 2.000 O1FEB10 7.0000 0.5700 0.1350 {11, 400.00} 2,700.090 (8,700.00)
07APRCS CALL 1.000 D1FEBLO 6.9000 0.5650 0.149%0 {5, 650.00} 1,490.00 {4,160.00)
14RPRO9 CALL 1.000 O1FEBLO 6.8500 0.5600 0.1560 {5, 600,00} 1,560.00 (4,040.00)
21APROS CALL 2.000 01FE210 6.7000 0.5800 0.1800 (11, 600.00) 3,8600.00 {8,000.00})
28APRO9 CALL 1.000 CGlFEB1Q §.5000 0.5600 0.2180 {5,600.00) 2,180,00 (3,420.00)
05MAY09 CALL 1.000 D1FE310 6.6500 - 0.5800 0.18395 {S5,800.00) 1,895.00 {3,505.00)
1ZMAY09 CALL 2,000 01FEB10Q 7.1500 0.58400 0.1170 (12,800.00) 2,340.00 {10, 460,00}
19MAY09 CRLL 1.000 01FEB10 6.9000 0.5950 0.1490 {5,950.00) 1,4%0.90 (4,460.00)
26MAYO9 CALL 1.000 O1FEBl0 §.7500 0.5800 0.1720 {5,800.00) 1,720.00 (4,080.00)
02JUN02 CALL 1.000 01FEB1O 7.1500 0.6300 0.1170 (6,300.00) 1,170.00 (5,130.00)
99JUNO9 CALL 1.000 0172B10 7.1000 0.8200 0.1180 (6,200.00) 1,180.00 (5,020.00)
18JUNDY CALL 1.000 01FEB10 7.2500 0.6300 0.1070 {&,300.00) 1,070.00 (5,230.00)
23.JUN09 CALL 1.600 J1FEB10 6.5400 0.59%00 0.2081 (9,440.00) 3,329.60 {6,110.40}
30JUNO9 CALL 1.000 O1FEB10 5.6000 0.5900 0.1986 {5,900,00) 1,986.00 (3,914,00)
Q7JULO9 CALL 1,000 O1FEB10 6.3000 0.5400 0.2610 (5,400,00) 2,610.00 {2,790.00})
14JUL09 CALL 2.000 O01FEB10 6.2500 0.5300 0.2730 (10, 500.00) 5,480.00 15,140.00}

i
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21JUL038 CALL 1.000 01FEB10 6.4500 0.5800 0.2391 {5,600.00) 2,391,00 (3,209.00)
28JULOS - CALL 1.000 Cl1FEB10Q 6.2500 0.5500 0.2730 (5,500.00) 2,730.00 12,770.060)
04AUG09 CALL 2,000 O1FEB10 6.6500 0.5500 0.1895 {11,800.00) 3,790.00 {8,010.00)
11AUGOS CALL 1.000 01¥EBlO 6.3000 0,5800 0.2610 {3,800.00) 2,810.00 {3,190,00)
18AUGO9 CALL 1.000 01FEBIC 6.0800 0.5500 0.3139 (5,500.00) 3,13%.00 (2,361.00)
25RUGO9 CALL 2.000 01FZR10 6,0000 0.5400 0.3430 (1¢,800.00) 6,860.00 {3,940.00)
01SEPQ9 CALL 1.000 01FEB1O 5.6000 0.5100 Q.4820 (5,100.00) 4,820.00 (280.00)
08SEPO9 CALL 1.000 01FEB10O 5.5000 0.5000 0.5248 (5,000.00) 5,248.00 248.00
1SSEPO9 CALL 2.000 01FEBl0O 5.8500 0.5300 0.3900 (10,600.00) 7,800.00 (2,800.00)
22SEP09 CALL 1.000 O1FEB10 5.8000 0.5500 - 0.4081 {5,500.00) 4,081.00 (1,419.00}
23SEP09 CALL 1.000 01FEB10 6.1900 0.5900 0.2870 {5,900.00) 2,870.00 (3,030.00)
060CT09 CALL 2.000 01FEB10 6.3000 0.6100 0.2610 112,200.00) 5,220.00 {6,980.00)
130cT0S CALL 1.000 O0IFEB1C 5.9000 0.5%00 0.3730 - {5,906.00) 3,730.00 {2,170.00)
200CTOS CALL 1.000 01FEB10 6.2500 0.6200 0.2730 (8,200.00) 2,730.00 (3,470.00)
270CT0S CALL 2.000 01FEB1O 5.6500 ' 0.5300 G.4620 (11,000.00) 9,240.00 (1,760.00)

51.500 *01FEB10 (386,395,60) 161,361.60 (225,034.00)
O03MARO9 CALL 1.000 01MAR1O 7.5000 0.6000 0.1210 (6,000.00) 1,219.00 {4,790.00)
10MAROS CALL 1.000 01MAR10 7.2500 0.5500 0.1490 {5,500.00} 1,490.00 {4,010.00)
17MARO9 CALL L.000 01MAR1O 6.9500 0.5500 0.13%00 {5,500.00) 1,%00.00 {3,600.00)
24MARQD CALL 1.000 O01MARLO 7.5500 0,5900 0.1170 {5,900.00) 1,170.00 (4,730.00)
31MARO9 CALL 1.000 01MAR1O 7.0580 0.5700 0.1750 {5,700.00) 1,750.00 (3,950.00)
O7APROS CALL 1.000 01MAR10 7.0000 0.5500 0.1830 {5,500.00} 1,830.00 (3,670.00)
14APROS CALL 1.000 OIMAR1O 6.9500 0.5600 0.1900 {5,600.00) 1,900.00 (3,700.00)
21APRO9 CALL 1.000 01MAR1OD 6.7500 " 0.5700 0.2230 {5,700.00) 2,230.00 (3,470.00)
28APRO9 CALL 1.000 OlMARiOQ 6.6000 0.5500 0.2527 {5,500.00) 2,527.00 (2,973.00)
O5MAY09 CALL 1.000 01MARLOC 6.7300 0.5800 0.2243 {5,800.00) 2,243.00 {3,557.00)
12MAY0S CALL 1.000 . 01MARILOD 7.3000 0,6300 0.1437 {6,300,00) 1,437.00 (4,863.00}
1SMAY09  CALL 1.000 01MARED 7.0500 0.5850 0.1750 (5,850.00) 1,750.00 {4,100.00)
26MAY09 CALL 1.000 QIMARILO 6.9000 0.5700 0.1980 (5,700.00) 1,980.00 (3,720.00)
02JUN09 CALL 1.000 01MARLQ 7.1800 0.6280 0.1559 (6,200,00) 1,559.00 {4,641.00)
09JUNOS CALL 1.000 O01MAR10 7.2000 0.6100 0.1559 (6,100.00) 1,553.00 {4,541.00)
16JUNO9 CALL 1.000 OIMARLO 7.3500 0.6200 0.1370 (6,200.00) 1,370.00 {4,830.00)
23JUNG9 CALL 2.300 01MARLO 6.5800 0.5900 0.2527 (13,570.0Q) 5,812.10 {7,757.90}
30JUNOs CALL 1.000 O0IMAR10 6.6500 0.5900 0,2429 (5,900.00) 2,429.00 {3,471.00)
07JUL09 CALL 1.000 0IMARLO 6.4500 0.5400 0.2830 (5,400.00) 2,830.00 {2,570.00}
14JUL0O9 CALL 1.000 01MAR1O 8.3500 0.5300 0.3070 {5,300.00) 3,070.00 {2,230.00)
21JUL09 CALL 1.000 01MAR10 6.4500 0.5600 0.2830 {5, 600,00) 2,830, 00 {2,770.00}
28JULAY CALL 1.000 0IMAR10 6.3000 0.5400 0.3190 {5,400.00) 3,190.00 {2,210.00)
04AUG09 CALL 1.000 01IMAR1O 6.7500 0.5800 0.2230 {5,800.00} 2,230.00 {3,570.00)
11AUG09 CALL 1.000 OIMAR1O 6.4500 0.5700 0.2830 {5,700.00) 2,830.00 {2,870.00)
18AUG0S CALL 1.000 O1IMAR10 6.2000 0.5500 0.3456 {5,500.00) 3,456.00 {2,044.,00)
25AUG09 CALL 1.000 O0IMAR1O 6.1500 0.5400 0.3591 {5,400.00) 3,591.00 {1,809.00)
01SEFP09 CALL 1.000 O01MAR1O 5.8500 0.4900 0.4500 {4,500.00) 4,500.00 (400.00)
O8SEPO3 CALL 1.000 OCIMARLO 5.6500 0.5000 0.5227 ¢5,000.00) 5,227.00 227.00
15SEPO9 CALL 1.000 O0IMARIOQ 6.0000 0.5400 0.4020 (5,400.00) 4,020.00 (1,380.00)
22SEP0Y CALL 1.000 O01MAR1D 5.9500 0.3500 0.4182 {5,500.00) 4,182.00 {1,318.00)
29SEF09 CALL 1.000 O01MAR: 0 6.3300 0.5800 0.3076 {5,800,00] 3,076.00 -{2,724.00)
060CT09 CALL 1.000 O01MAR1O 6.3500 0.5900 0.3070 (5,900.00) 3,070.00 (2,830.00)
130CT09 CALL 1.000 01MAR10 6.0000 Q.5%00 0.4020 (5,900.00) 4,020.00 (1,880.00)
20CCT09 CALL 2.000 0IMAR10 6.3500 0.5200 0.3070 {12,400.00) 6,140.00 {6,260.00)
27CCTO9 CALL 1.000 01MAR10 5.7500 0.5350 0.4840 (5,350.00) 4,840.00 {510.00)

37.300 *0LMAR1D (212,770.00) 99,248.10 {113,521.90)
31MARO9 CALL 1.000 01APR1D 6.7000 0.5400 0.2a70 (5,400.00) 2,870.00 (2,730.00)
07APRO9 CALL 1.0G0 01APR1O0 6.6500 0.5400 0.2770 (5,400.00) 2,770.00 {2,630.00)
14APRQ9 CALL 1.000 O0lAPRIO 6.7500 0.5400 0.2570 (5,400.00) 2,570.00 (2,830,00)
21APRO9 CALL 1.000 01APR1Q 6.5500 0.5500 0.2980 (S, 500.00) 2,980.00 (2,520.00)
O0SMAY0S CALL 1.000 0lAPR1O 6.5300 0.5600 0.3108 {5,600.00) 3,108.00 (2,492.00)

' 12MAY09 CALL 1.000 01APR10 6,7000 0.6100 0.2670 (6,100.00) 2,670.00 (3,430.00)
19MAY09 CALL 1.000 01APRIO 6.7500 0.5800 0.2570 (5,800.00) 2,570.00 (3,230.00)
26MAY09 CALL 1,000 O1APR1O 6.7000 0.5450 0.2670 {5,450.00) 2,670.00 (2,780.00)
09JUNO9 CALL 1.000  01APR1O a.9500 0.6000 0.2311 (6,000.00) 2,311.00 (3,688.00)
23JUNO9 CRLL 1.700 01APR1O §.3800 0.5800 0.3343 (9,880.00) 5,883.10 (4,176.90)
30JUN09 CALL 1.000 01APR1Q §.5000 0.5700 0.3100 (5,700.00) 3,100.00 (2,600.00)
14JUL0% CALL 1.000  01APRI10 6.2000 0.5200 0.3850 {5,200,00) 3,850.00 (1,350.00)
213JUL09 CALL 1,000 0lAPR10 6.4500 0.5500 ¢.3210 (5,500.00) 3,210.00 (2,290.00)

i
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28JULOY CALL 1.000 01APR1O 6.2000 0.5400 0.3850 {5,400.00) 3,850.00 {1,550.00)
04AUG09 CALL -1.000 0lAPRLO §.6500 0.5700 0.2770 {5,700.00} 2,770.00 {2,930.00}
18AUGO9 CALL 1.000 01APR1O 6.1800 0.5400 0.3861 {5,400,00} 3,861.00 {1,539.00)
25AUGC CALL 1.000 01APR10 6.1500 0.5400 0.3990 {5,400.00) 3,990.00 {1,410.00}
0lSEPOS CALL 1.000 01APR1Q 5.8500 0.5000 0.4930 (5,000.00) 4,930.00 {70.00)
08SEFP09 CALL 1.000 01APR1C 5.7000 0.5000 0.5476 {5,000.00) 5,476.00 476.00
22SEP09 CALL 1.000 01AaPR10O 6§.0000 a0.5500 0,4449 (5,500.00) 4,449.00 {1,051.00)
239SEPOS CALL 1.000 O1APRIO 6.3800 0.5800 0.3466 (5,800.00) 3,485.00 {2,334.00)
080CTO09 CALL ‘1.000 01APR10 §.4000 0.5800 0.3330 (3,800.00) 3,330.00 (2,470.00)
130CT09 CALL 1.000 01aPR10 §.1500 0.5800 0.3990 {5,6800.00) 3,990.00 {1,810.00})
270CT09 CALL 1.000 O01APR1OQ 5.8500 0.5450 0.4930 (5,450.00) 4,930.00 {520.00)
24.700 +01APR1O (137,160.00) 85,204.10 (31,955,90)
05MAY0S CALL 1.000 01MAY10 6.6200 0.5600 0.3354 {5,600.00) 3,354.00 (2,246.00)
19MAYO0S CALL 1.000 QIMAY1O 6.5000 0.5800 ¢.2710 15,800.00}) 2,710.00 (3,090.00})
02JUNC9 CALL, 1.000 OIMAY10 7.0500 0.60090 0.2455 {6,000.00} 2,455.00 (3,545.00)
16JUNGO CALL 1.000 01MAY10 7.1000 0.6200 0.2360 16,200.00) 2,360.00 (3,840.00)
30JUN09 CALL 1.000 01MAY10 6.6500 0.5700 0.3241 {5,700.00) 3,241.00 {2,459.00)
07JULO9 CALL 1,000 OIMAY10 6.4000 0.5300 0.3830 {5,300.00) 3,830.00 (1,470.00)
14JUL09 CATLL 1.000 0IMAY1O 6.3500 0.5300 0.3960 {5,300.00) 3,960.00 (1,340.00)
28JUL09 CALL 1.000 OIMAYLID 6.3500 0.5400 00,3960 {5,400.00) 3,960.00 {1,440.00)
11AUGQS CALL 1.000 01MAY10 6.4500° 08.5700 0.3715 {5,700.00) 3,715.00 (1,985.00)
25AUG09 CALL 1.000 CiMAY10 6.3000 0.5500 0.4111 {5,500.00) 4,111.00 {1,389.00)
08SEP09 CALL 1.000 O1MAY1O0 5.9000 0.5000 0.5353 {5,000.00) 5,353.00 353.00
15SEPCY CALL 1.000 01MAYL1O0 6.3500 0.5300 0.3960 {5,300.00) 3,960.00 {1,340,00)
225EP0S CALL 1.000 01MAY1Q 6.1500 06.5500 0.4543 {5,500.00) 4,543.00 {957.00)
060CT09 CALL 1.000 01MAY1Q 6.5000 0.5900 G.3580 {5,900.00) 3,580.00 (2,320.00)
200CT09 CALL 1.000 01MAY10 6.6000 0.,5950 0,3340 {5,950.00) 3,340.00 {2,610.00)
15.000 +0IMAY10 {84,150.00) 54,472.00 {29,678.00)
02JUN09 CALL 1.000 01JUN10 7.2200 0.8100 0.2882 {6,100.00) 2,682.00 {3,418.00)
185UN0O3S CALL 1,000 01JUNLQ 7.2500 0.5400 0.2580 {6,400,00) 2,580.00 {3,820.00)
30JUN0S CALL 1,000 01JUN10 6.8000 0.5800 0.3473 (5,600.00) 3,473.00 {2,327.00)
14JULO9 CALL 1.000 01JUN1Q 6.5500 0.5400 0.40860 {5,400.00) 4,060.00 {1,340.00)
28JUL09Y CALL 1.000 O1JUNLO 6.6000 0.5450 0.3930 (5,450,00) 3,930.00 (1,520.00)
11A0G09 CALL 1.000 01JUN10 §.5500 0.5700 0.3810 {5,700.00) 3,810.00 (1,8%0.00)
085EP0S CALL 1.000 O01JUN1Q 6.1000 0.5100 0.5385 (5,100.00) 5,385.00 285.00
22SEP0S CALL 1.000 C1JUN10 §.3000 Q.5600 0.4780 {5,600.00}) 4,760.00 (840.00)
060CT09 CALL 1.000 01JUN10 §.7000 0.5900 0.3630 (5,900.00) -3,690.00 (2,210.00)
200CT09 CALL 1.000 01JUN1Q 6.7500 0.6100 0.3570 {(6,100.00) 3,570.00 (2,530.00)
10.000 *01JUN1O {57,550,00) 37,940.00 {19,610.00)
30JUNO9 CALL 1.000 01JUL1O 7.0000 0,5900 0.3698 {5,900.00) 3,698,00 (2,202.00)
07JULO9 CALL 1.000 01JUL1O 6.7000 0.5600 © 0.4400 {5,600,00} 4,400.00 (1,200.00)
14JULO9 CALL 1.000 01JUL10 5.8000 0.5500 0.4161 {5,500.00) 4,161.00 (1,339.00)
28JULO9 CALL 1.000 0Q1JUL1O §.8500 0,5800 0.4030 (5,600.00} 4,030.00 {1,570.00}
11AUGOS CALL 1.000 01JUL10 6,9500 . 0.5800 0.3924 {5,800.00} 3,924.00 (1,876.00)
25AUGO9 CALL 1.000 01JUL1O 6.9000 0.5600 0.4161 {5,800.00) 4,161.00 {1,439.00)
08SEP0S CALL 1.000 01JUL1O §.4000 0.5200 0.5249 {5,200.00) $,249.00 43,00
22SEP09 CALL 1.000 01JUL10 6.6500 0.5700 0.4543 {5,700.00} 4,543.00 (1,157.00)
060CT09 CALL 1.000 01JUL10 §.9000 0.5000 0.3910 {€,000.00) 3,910.00 {2,090.00)
200CT09 CALL 1.000 01JUL10 6.9000 0.6200 0.3310 {6,200.00) 3,910.00 (2,290,00)
10.000 *(Q1JUL1O {57,100.00) 41,986.00 {15,114.00)
04AUGO9 CALL 1.000 01AUGLO 7.5500 0.6000 0.3397 {5,000.00) 3,397.00 (2,603.00)
11AUGOS CALL 1.000 01AUGLO 7.2500 0.5%00 0.3984 {5,900.00) 3,984.00 (1,916.00)
18AUGOS CALL 1.000 0lAUG10 7.1500 0.5700 0.4170 15,700.00) 4,170.00 (1,530.00)
01SEp09 CALL 1.000  01AUGLO 6.7500 0.5500 0.5150 {5,500.00) 5,130.00 {350.00)
15SEP09 CALL 1.000 01AUGLO 7.1000 0.5600 0.4280 15,600.00) 4,280.00 {1,320.00)
29SEP09 CALL 1.000 01AUGL10 7.1500 0.6000 0.4170 16,000.00) 4,170.00 (1,830,00)
130CT09 CALL ~ 1.000 01AUGLQ 6.9500 9.5900 0.4630 15,900.00) 4,630.00 {1,270.00)
270CT08 CALL 1.000 01AUGLO 6.6500 0.5800 0.5420 (5,800.00) 5,420.00 (380.00)
8.000 *0lAUGLQ 35,201.00 {11,199.00)

{46,400.00)
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01szP0% CALL 1.000 01SEF10 7.1500 0.5500 0.4850 {5,500.00) 4,850.00 {650.00)
158£209 CALL 1.000 01SEP1O 7.4500 0.5800 0.41390 {5,800.00} 4,150.00 {1,610.00)
29SEP0S CALL 1.600 01SEP10 7.3800 0.6200 0.4323 {6,200,00) 4,329.00 {1,871.00)
130CcT09 CALL 1.000 01SEPLO 7.2000 6.6000 0.4740 (6,000.00) 4,740.00 {1,260.00)
270CTg9 CALL 1.000 01SEPLIO 4.9500 0.5800 0.5330 {5,800.00) 5,350.00 {450.00)
5.000 *01SEPLO (29,300.00) 23,459.00 {5,841,00)
29SEPQY CALL 1.000 01¢CT10 7.9400 0.620Q 0.4467 (6,200.00) 4,467.00 (1,733.00)
130CTOS CALL 1.000 01c¢CT1O0 7.6000 0.6250 0.5140 (6,250,00) 5,140.00 (1,110.00)
200CT09 CALL 1.000 - 010CT1O0 7.8500 0.6600 0.4830 (8,600.00) 4,630.00 (1,870.00)
270CT0S CALL 1.000 010CT10 7.4000 0.86100 0.5600 (6,100.00) 5,600.00 {500.00)
4.000 *010CT1O o (25,150.00) 19,837.00 {5,313.00)

329.3800

{3,857,179.60)

1,583,266.70

(2,273,912.90)
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